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BEST AVAILABLE IMAGES 

Defective images within this document are accurate representations of 
the original documents submitted by the applicant. 

Defects in the images may include (but are not limited to): 

• BLACK BORDERS 

• TEXT CUT OFF AT TOP, BOTTOM OR SIDES 

• FADED TEXT 

• ILLEGIBLE TEXT 

• SKEWED/SLANTED IMAGES 

• COLORED PHOTOS 

• BLACK OR VERY BLACK AND WHITE DARK PHOTOS 

• GRAY SCALE DOCUMENTS 



IMAGES ARE BEST AVAILABLE COPY. 



As rescanning documents will not correct images, 
please do not report the images to the 
Image Problem Mailbox. 
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Figure 3 




Figure 5 



ll 5 DM I 'T - B W (IJS1) Mil) 



Y2. 



is 



Figure 6 
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Figure 10 
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Figure 11 
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Single-Layer Feed Message 
Field No.: 12 3 4 5 6 7 7a 7b 7c 8 8a 8b 8c 

Data: 220|7894| b^vc^I |1 004|0|0|7894248658|1 .2565|5 1 j5 1 17894248659|1 .2583|5 1 15 1 



Figure 12 



Multi-Layer Feed Message 
Field No.: 12 3 4 5 a b cdea b c d e 

Data: 230|8635|Wv^<mz|1002|2|1|8635217809|L2168|0|0|1|8635217849|1.2169|3000000|3000000 
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Message Received into Trading 
Platform by the Bid and Offer 
Recording System 



ICO 



Is Automated Message Type (220 or 230)? 



I0Z 



Discard 



No 



No 



Yes 



Is the User a Bank Trader? (User Type 20) 

-l 



Yes 



toz. 



Inserts Price Data 
onto ECN 



Sent to Matching Engine with Message Type information 
and evaluates whether it matches with another price? 

2> ; 



No 



Yes 



Leave Price Data 
on ECN 

1 



Matching Data is evaluated from both sides (buyer & 
seller) to ensure that they meet the criteria of not 
allowing two autofeeds to match. 



No 



iO% 



Yes 



Credit Check 

i 



lot 



Match is Processed against the counter-party behind that price. 



Process Complete 
UL 



No 



lot 



Are there any remaining unmatched quantities? 
1 I 



-do 
Yes 
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